





ELSEVIER 


International Journal of Forecasting 17 (2001) 637-641 


potty 


www.elsevier.com/locate/ijforecast 





Subject Index Volume 17 (2001) 


Accuracy; GARCH; EGARCH; Benchmarks 17, 45 
Accuracy targets; Judgemental forecasting 17, 159 


AR(I)MA models; Structural breaks; Time variation; Forecasting 
17, 203 


Artificial neural networks; Macroeconomic forecasting; Macro- 
economic indicators; Business cycle indicators; Comparative 
methods; Backpropagation; Economic policy 17, 57 


Asian crisis; BVAR forecasts; Trade balance; Australia 17, 499 
Australia; Asian crisis; BVAR forecasts; Trade balance 17, 499 


Backpropagation; Macroeconomic forecasting; Macroeconomic 
indicators; Business cycle indicators; Artificial neural networks; 
Comparative methods; Economic policy 17, 57 


Benchmarks; GARCH; EGARCH; Accuracy 17, 45 
Bias-correction; Prediction intervals; Bootstrapping 17, 247 
Bootstrapping; Prediction intervals; Bias-correction 17, 247 


Business cycle; Recession; Leading indicators; Forecasting; Neur- 
al networks 17, 383 


Business cycle indicators; Macroeconomic forecasting; Macro- 
economic indicators; Artificial neural networks; Comparative 
methods; Backpropagation; Economic policy 17, 57 


Business cycles; Forecast error evaluation; Structural VARs 17, 
181 


Business cycles; Growth rate cycles; International reference 
cycles; International reference chronologies; International cycle 
dates; Turning points; Cyclical analysis; Forecasting; Leading 
indexes; Long leading indexes; Short leading indexes; Economic 
sectors; Inflation cycles; Employment cycles; Foreign trade; 
Exports; Imports 17, 333 


Business cycles; Regime shifts, Markov switching; Structural 


change; Employment; Impulse-response analysis; Cointegration; 
European Union; Time series analysis 17, 349 


PII: $0169-2070(01)00136-4 





Business cycles; Markov switching regime model; Spectral 
analysis; Turning points 17, 369 


Business cycle; Composite Indicators; Macroeconomic forecast- 
ing; Kalman filter 17, 483 


BVAR forecasts; Asian crisis; Trade balance; Australia 17, 499 


Changing trend; Extrapolation; Functional form; Heuristics; 
Level discontinuities; Outliers; RBF; Unstable trend; Unusual last 
observation 17, 143 


Cointegration; Business cycles; Regime shifts, Markov switch- 
ing; Structural change; Employment; Impulse-response analysis; 
European Union; Time series analysis 17, 349 


Comparative forecasting methods — time series; Exponential 
smoothing; Focus forecasting; Production and operations planning 
17, 287 


Comparative methods; Macroeconomic forecasting; Macroecon- 
omic indicators; Business cycle indicators; Artificial neural net- 
works; Backpropagation; Economic policy 17, 57 


Composite Indicators; Business cycles; Macroeconomic forecast- 
ing; Kalman filter 17, 483 


Cost of carry model; Stock index futures; FTSE 100; Error 
correction model; Trading rules; Forecasting accuracy 17, 31 


Cyclical analysis; Business cycles; Growth rate cycles; Interna- 
tional reference cycles; International reference chronologies; 
International cycle dates; Turning points; Forecasting; Leading 
indexes; Long leading indexes; Short leading indexes; Economic 
sectors; Inflation cycles; Employment cycles; Foreign trade; 
Exports; Imports 17, 333 


Cyclical behaviour; Nonlinearities; Forecasting; Stock markets; 
STAR models 17, 459 


Data — aggregate; Transport — air; Planning: capacity; Holt— 
Winters; Long term forecasting; Uncertainty; Scenarios 17, 71 


Detrending; Growth cycles; Filters; Turning points 17, 517 














638 Subject Index Volume 17 (2001) 


Econometric forecasting analysis; Regional multi-family hous- 
ing activity 17, 171 


Economic policy; Macroeconomic forecasting; Macroeconomic 
indicators; Business cycle indicators; Artificial neural networks; 
Comparative methods; Backpropagation 17, 57 


Economic sectors; Business cycles; Growth rate cycles; Interna- 
tional reference cycles; International reference chronologies; 
International cycle dates; Turning points; Cyclical analysis; Fore- 
casting; Leading indexes; Long leading indexes; Short leading 
indexes; Inflation cycles; Employment cycles; Foreign trade; 
Exports; Imports 17, 333 


EGARCH; GARCH; Benchmarks; Accuracy 17, 45 


Employment; Business cycles; Regime shifts, Markov switching; 
Structural change; Impulse-response analysis; Cointegration; 
European Union; Time series analysis 17, 349 


Employment cycles; Business cycles; Growth rate cycles; Inter- 
national reference cycles; International reference chronologies; 
International cycle dates; Turning points; Cyclical analysis; Fore- 
casting; Leading indexes; Long leading indexes; Short leading 
indexes; Economic sectors; Inflation cycles; Foreign trade; Ex- 
ports; Imports 17, 333 


Equity and bond returns; GEYR; Markov switching; Regime 
model; Forecasting; Trading rule 17, 11 


Error correction model; Stock index futures; FTSE 100; Trading 
rules; Forecasting accuracy; Cost of carry model 17, 31 


European Union; Business cycles; Regime shifts, Markov 
switching; Structural change; Employment; Impulse-response 
analysis; Cointegration; Time series analysis 17, 349 


Exponential smoothing; Holt—Winters method; State space 
models; Prediction intervals; Model selection 17, 269 


Experimental smoothing; Focus forecasting; Comparative fore- 
casting methods — time series; Production and operations planning 
17, 287 


Exports; Business cycles; Growth rate cycles; International 
reference cycles; International reference chronologies; Internation- 
al cycle dates; Turning points; Cyclical analysis; Forecasting; 
Leading indexes; Long leading indexes; Short leading indexes; 
Economic sectors; Inflation cycles; Employment cycles; Foreign 
trade; Imports 17, 333 


Extrapolation; Changing trend; Functional form; Heuristics; 
Level discontinuities; Outliers; RBF; Unstable trend; Unusual last 
observation 17, 143 


Filters; Detrending; Growth cycles; Turning points 17, 517 


Focus forecasting; Exponential smoothing; Comparative forecast- 
ing methods — time series; Production and operations planning 17, 
287 


Football rankings; Information-processing 17, 105 
Forecast accuracy; Turning points; Forecast comparisons 17, 419 
Forecast comparisons; Forecast accuracy; Turning points 17, 419 


Forecast error evaluation; Structural VARs; Business cycles 17, 
181 


Forecasting; GEYR; Markov switching; Regime model; Equity 
and bond returns; Trading rule 17, 11 


Forecasting; Least absolute deviations; Non normal distributions; 
Ordinary least squares 17, 83 


Forecasting; Sales models; Market shares 17, 121 


Forecasting; AR(1)MA models; Structural breaks; Time variation 
17, 203 


Forecasting; Business cycles; Growth rate cycles; International 
reference cycles; International reference chronologies; Internation- 
al cycle dates; Turning points; Cyclical analysis; Leading indexes; 
Long leading indexes; Short leading indexes; Economic sectors; 
Inflation cycles; Employment cycles; Foreign trade; Exports; 
Imports 17, 333 


Forecasting; Recession; Business cycle; Leading indicators; 
Neural networks 17, 383 


Forecasting; Regime switching model: logit and probit model; 
Quadratic probability score 17, 403 


Forecasting; Nonlinearities; Cyclical behaviour; Stock markets; 
STAR models 17, 459 


Forecasting accuracy; Stock index futures; FTSE 100; Error 
correction model; Trading rules; Cost of carry model 17, 31 


Foreign exchange; High frequency data; Time-dependent vs. time 
invariant models; Smooth transition models; Market timing ability 
17, 231 


Foreign trade; Business cycles; Growth rate cycles; International 
reference cycles; International reference chronologies; Internation- 
al cycle dates; Turning points; Cyclical analysis; Forecasting; 
Leading indexes; Long leading indexes; Short leading indexes; 
Economic sectors; Inflation cycles; Employment cycles; Exports; 
Imports 17, 333 


FTSE 100; Stock index futures; Error correction model; Trading 
rules; Forecasting accuracy; Cost of carry model 17, 31 











Functional form; Changing trend; Extrapolation; Heuristics; 
Level discontinuities; Outliers; RBF; Unstable trend; Unusual last 
observation 17, 143 


GARCH; EGARCH; Benchmarks; Accuracy 17, 45 


GEYR; Markov switching; Regime model; Forecasting; Equity 
and bond returns; Trading rule 17, 11 


Growth; Inflation; Unemployment; United States; Phillips curve 
17, 447 


Growth cycles; Detrending; Filters; Turning points 17, 517 


Growth rate cycles; Business cycles; International reference 
cycles; International reference chronologies; International cycle 
dates; Turning points; Cyclical analysis; Forecasting; Leading 
indexes; Long leading indexes; Short leading indexes; Economic 
sectors; Inflation cycles; Employment cycles; Foreign trade; 
Exports; Imports 17, 333 


Heuristics; Changing trend; Extrapolation; Functional form; 
Level discontinuities; Outliers; RBF; Unstable trend; Unusual last 
observation 17, 143 


High frequency data; Foreign exchange; Time-dependent vs. 
time invariant models; Smooth transition models; Market timing 
ability 17, 231 


Holt-Winters; Transport — air; Data — aggregate; Planning: 
capacity; Long term forecasting; Uncertainty; Scenarios 17, 71 


Holt-—Winters method; Exponential smoothing; State space 
models; Prediction intervals; Model selection 17, 269 


Imports; Business cycles; Growth rate cycles; International 
reference cycles; International reference chronologies; Internation- 
al cycle dates; Turning points; Cyclical analysis; Forecasting; 
Leading indexes; Long leading indexes; Short leading indexes; 
Economic sectors; Inflation cycles; Employment cycles; Foreign 
trade; Exports 17, 333 


Impulse-response analysis; Business cycles; Regime shifts, 
Markov switching; Structural change; Employment; Cointegration; 
European Union; Time series analysis 17, 349 


Inflation; Growth; Unemployment; United States; Phillips curve 
17, 447 


Inflation cycles; Business cycles; Growth rate cycles; Internation- 
al reference cycles; International reference chronologies; Interna- 
tional cycle dates; Turning points; Cyclical analysis; Forecasting; 
Leading indexes; Long leading indexes; Short leading indexes; 
Economic sectors; Employment cycles; Foreign trade; Exports; 
Imports 17, 333 


Information-processing; Football rankings 17, 105 








Subject Index Volume 17 (2001) 639 


International cycle dates; Business cycles; Growth rate cycles; 
International reference cycles; International reference 
chronologies; Turning points; Cyclical analysis; Forecasting; 
Leading indexes; Long leading indexes; Short leading indexes; 
Economic sectors; Inflation cycles; Employment cycles; Foreign 
trade; Exports; Imports 17, 333 


International reference chronologies; Business cycles; Growth 
rate cycles; International reference cycles; International cycle 
dates; Turning points; Cyclical analysis; Forecasting; Leading 
indexes; Long leading indexes; Short leading indexes; Economic 
sectors; Inflation cycles; Employment cycles; Foreign trade; 
Exports; Imports 17, 333 


International reference cycles; Business cycles; Growth rate 
cycles; International reference chronologies; International cycle 
dates; Turning points; Cyclical analysis; Forecasting; Leading 
indexes; Long leading indexes; Short leading indexes; Economic 
sectors; Inflation cycles; Employment cycles; Foreign trade; 
Exports; Imports 17, 333 


Judgemental forecasting; Accuracy targets 17, 159 


Kalman filter; Business cycles; Composite Indicators; Macro- 
economic forecasting 17, 483 


Leading indexes; Business cycles; Growth rate cycles; Interna- 
tional reference cycles; International reference chronologies; 
International cycle dates; Turning points; Cyclical analysis; Fore- 
casting; Long leading indexes; Short leading indexes; Economic 
sectors; Inflation cycles; Employment cycles; Foreign trade; 
Exports; Imports 17, 333 


Leading indicators; Recession; Business cycle; Forecasting; 
Neural networks 17, 383 


Least absolute deviations; Forecasting; Non normal distributions; 
Ordinary least squares 17, 83 


Level discontinuities; Changing trend; Extrapolation; Functional 
form; Heuristics; Outliers; RBF; Unstable trend; Unusual last 
observation 17, 143 


Long leading indexes; Business cycles; Growth rate cycles; 
International reference cycles; International reference 
chronologies; International cycle dates; Turning points; Cyclical 
analysis; Forecasting; Leading indexes; Short leading indexes; 
Economic sectors; Inflation cycles; Employment cycles; Foreign 
trade; Exports; Imports 17, 333 


Long term forecasting; Transport — air; Data — aggregate; 
Planning: capacity; Holt—-Winters; Uncertainty; Scenarios 17, 71 


Macroeconomic forecasting; Macroeconomic indicators; Busi- 
ness cycle indicators; Artificial neural networks; Comparative 
methods; Backpropagation; Economic policy 17, 57 





640 Subject Index Volume 17 (2001) 


Macroeconomic forecasting; Business cycles; Composite In- 
dicators; Kalman filter 17, 483 


Macroeconomic indicators; Macroeconomic forecasting; Busi- 
ness cycle indicators; Artificial neural networks; Comparative 
methods; Backpropagation; Economic policy 17, 57 
Market shares; Sales models; Forecasting 17, 121 
Market timing ability; Foreign exchange; High frequency data; 
Time-dependent vs. time invariant models; Smooth transition 


models 17, 231 


Markov switching; GEYR; Regime model; Forecasting; Equity 
and bond returns; Trading rule 17, 11 


Markov switching regime model; Business cycles; Spectral 
analysis; Turning points 17, 369 


Model selection; Holt—-Winters method; Exponential smoothing; 
State space models; Prediction intervals 17, 269 


Neural networks; Recession; Business cycle; Leading indicators; 
Forecasting 17, 383 


Non normal distributions; Forecasting; Least absolute devia- 
tions; Ordinary least squares 17, 83 


Nonlinearities; Cyclical behaviour; Forecasting; Stock markets; 
STAR models 17, 459 


Non-linear AR models; Van der Pol equations; Oscillations 17, 
433 


Ordinary least squares; Forecasting; Least absolute deviations; 
Non normal distributions 17, 83 


Oscillations; Non-linear AR models; Van der Pol equations 17, 
433 


Outliers; Changing trend; Extrapolation; Functional form; Heuris- 
tics; Level discontinuities; RBF; Unstable trend; Unusual last 


observation 17, 143 


Phillips curve; Inflation; Growth; Unemployment; United States 
17, 447 


Planning: capacity; Transport — air; Data — aggregate; Holt— 
Winters; Long term forecasting; Uncertainty; Scenarios 17, 71 


Prediction intervals; Holt—-Winters method; Exponential smooth- 
ing; State space models; Model selection 17, 269 


Prediction intervals; Bootstrapping; Bias-correction 17, 247 


Production and operations planning; Exponential smoothing; 


Focus forecasting; Comparative forecasting methods — time series 
17, 287 


Quadratic probability score; Business cycles; Regime switching 
model: logit and probit model 17, 403 


RBF; Changing trend; Extrapolation; Functional form; Heuristics; 
Level discontinuities; Outliers; Unstable trend; Unusual last 
observation 17, 143 


Recession; Business cycle; Leading indicators; Forecasting; Neur- 
al networks 17, 383 


Regime model; GEYR; Markov switching; Forecasting; Equity 
and bond returns; Trading rule 17, 11 


Regime shifts, Markov switching; Business cycles; Structural 
change; Employment; Impulse-response analysis; Cointegration; 
European Union; Time series analysis 17, 349 


Regime switching model: logit and probit model; Business 
cycles; Quadratic probability score 17, 403 


Regional multi-family housing activity; Econometric forecasting 
analysis 17, 171 


Sales models; Market shares; Forecasting 17, 121 


Scenarios; Transport — air; Data — aggregate; Planning: capacity; 
Holt—Winters; Long term forecasting; Uncertainty 17, 71 


Short leading indexes; Business cycles; Growth rate cycles; 
International reference cycles; International __ reference 
chronologies; International cycle dates; Turning points; Cyclical 
analysis; Forecasting; Leading indexes; Long leading indexes; 
Economic sectors; Inflation cycles; Employment cycles; Foreign 
trade; Exports; Imports 17, 333 


Smooth transition models; Foreign exchange; High frequency 
data; Time-dependent vs. time invariant models; Market timing 
ability 17, 231 


Spectral analysis; Business cycles; Markov switching regime 
model; Turning points 17, 369 


STAR models; Nonlinearities; Cyclical behaviour; Forecasting; 
Stock markets 17, 459 


State space models; Holt—Winters method; Exponential smooth- 
ing; Prediction intervals; Model selection 17, 269 


Stock index futures; FTSE 100; Error correction model; Trading 
rules; Forecasting accuracy; Cost of carry model 17, 31 


Stock markets; Nonlinearities; Cyclical behaviour; Forecasting; 
STAR models 17, 459 











Structural breaks; AR(I1)MA models; Time variation; Forecast- 
ing 17, 203 


Structural change; Business cycles; Regime shifts, Markov 
switching; Employment; Impulse-response analysis; Cointegra- 
tion; European Union; Time series analysis 17, 349 


Structural VARs; Forecast error evaluation; Business cycles 17, 
18] 


Time series analysis; Business cycles; Regime shifts, Markov 
switching; Structural change; Employment; Impulse-response 


analysis; Cointegration; European Union 17, 349 


Time variation; AR(1)MA models; Structural breaks; Forecasting 
17, 203 


Time-dependent vs. time invariant models; Foreign exchange; 
High frequency data; Smooth transition models; Market timing 
ability 17, 231 


Trade balance; Asian crisis; BVAR forecasts; Australia 17, 499 


Trading rule; GEYR; Markov switching; Regime model; Fore- 
casting; Equity and bond returns 17, 11 


Trading rules; Stock index futures; FTSE 100; Error correction 
model; Forecasting accuracy; Cost of carry model 17, 31 


Transport — air; Data — aggregate; Planning: capacity; Holt- 
Winters; Long term forecasting; Uncertainty; Scenarios 17, 71 


Turning points; Business cycles; Growth rate cycles; Internation- 





Subject Index Volume 17 (2001) 641 


al reference cycles; International reference chronologies; Interna- 
tional cycle dates; Cyclical analysis; Forecasting; Leading index- 
es; Long leading indexes; Short leading indexes; Economic 
sectors; Inflation cycles; Employment cycles; Foreign trade; 
Exports; Imports 17, 333 


Turning points; Business cycles; Markov switching regime 
model; Spectral analysis 17, 369 


Turning points; Forecast accuracy; Forecast comparisons 17, 419 
Turning points; Detrending; Growth cycles; Filters 17, 517 


Uncertainty; Transport — air; Data -— aggregate; Planning: 
capacity; Holt—Winters; Long term forecasting; Scenarios 17, 71 


Unemployment; Inflation; Growth; United States; Phillips curve 
17, 447 


United States; Inflation; Growth; Unemployment; Phillips curve 
17, 447 


Unstable trend; Changing trend; Extrapolation; Functional form; 
Heuristics; Level discontinuities; Outliers; RBF; Unusual last 
observation 17, 143 


Unusual last observation; Changing trend; Extrapolation; Func- 
tional form; Heuristics; Level discontinuities; Outliers; RBF; 
Unstable trend 17, 143 


Van der Pol equations; Non-linear AR models; Oscillations 17, 
433 





NS. 


fh 


ELSEVIER 


International Journal of Forecasting 17 (2001) 643-644 








frat 


www.elsevier.com/locate/ijforecast 


Author Index Volume 17 (2001) 


(The issue number is given in parentheses) 


Adya, M., F. Collopy, J.S. Armstrong and M. 
Kennedy, Automatic identification of time 
series features for rule-based forecasting 

Anderson-Fletcher, E.A., see Gardner Jr., E.S. 

Armstrong, J.S., see Adya, M. 

Armstrong, J.S., Should we redesign forecasting 
competitions? 


Balkin, S.D., The value of nonlinear models in the 
M3-Competition 

Banerji, A. and L. Hiris, A framework for measur- 
ing international business cycles 

Blazquez, C., see Garcia-Ferrer, A. 

Brooks, C. and G. Persand, The trading 
profitability of forecasts of the gilt—equity yield 
ratio 

Brooks, C., A.G. Rew and S. Ritson, A trading 
strategy based on the lead-lag relationship 
between the spot index and futures contract for 
the FTSE 100 

Brooks, C., S.P. Burke and G. Persand, Bench- 
marks and the accuracy of GARCH model 
estimation 

Bunn, D.W. and J.W. Taylor, Setting accuracy 
targets for short-term judgemental sales fore- 
casting 

Burke, S.P., see Brooks, C. 


Chatfield, C., Is ‘bigger’ necessarily ‘better’? 
Clemen, R.T., Simple versus complex methods 
Clements, M.P. and N. Taylor, Bootstrapping 
prediction intervals for autoregressive models 
Clements, M.P. and D.F. Hendry, Explaining the 
results of the M3 forecasting competition 
Collopy, F., see Adya, M. 
Collopy, F., From exploration to confirmation: 
movement through the M-Competitions 
Dopke, J., Macroeconomic forecasts and the nature 
of economic shocks in Germany 


PII: $0169-2070(01)00137-6 


(2) 143-157 
(2) 287-293 
(2) 143-157 


(4) 542-545 


(4) 545-546 
(3) 333-348 
(3) 517-532 


(1) 11- 29 


(1) 31- 44 


(1) 45- 56 


(2) 159-169 


(1) 45- 56 


(4) 547-549 
(4) 549-550 


(2) 247-267 


(4) 550-554 
(2) 143-157 


(4) 554-555 


(2) 181-201 


Fildes, R., Beyond forecasting competitions 

Fok, D. and P.H. Franses, Forecasting market 
shares from models for sales 

Franses, P.H., see Fok, D. 

Franses, P.H., see Lof, M. 

Fukuda, S.-i. and T. Onodera, A new composite 
index of coincident economic indicators in 
Japan: how can we improve forecast perform- 
ances? 

Fullerton Jr., T.M., M.M. Laaksonen and C.T. 
West, Regional multi-family housing start fore- 
cast accuracy 


Garcia-Ferrer, A., R. Queralt and C. Blazquez, 


A growth cycle characterisation and forecasting of 
the Spanish economy: 1970-1998 

Gardner Jr., E.S., E.A. Anderson-Fletcher and 
A.M. Wicks, Further results on focus forecast- 
ing vs. exponential smoothing 

Goodrich, R.L., Commercial software in the M3 
Competition 

Granger, C.W.J., Comments on the M3 forecast 
evaluation and a comparison with a study by 
Stock and Watson 

Griggs, K., see O’Connor, M. 

Grubb, H. and A. Mason, Long lead-time fore- 
casting of UK air passengers by Holt—Winters 
methods with damped trend 

Guha, D. and D. Visviki, What determines inflation 
in the US, job growth or unemployment? 


Hendry, D.F., see Clements, M.P. 

Herwartz, H., Investigating the JPY/DEM-rate: 
arbitrage opportunities and a _ case for 
asymmetry 

Hibon, M., see Makridakis, S. 

Hiris, L., see Banerji, A. 





(4) 556-560 
(1) 121-128 


(1) 121-128 
(4) 607-621 


(3) 483-498 


(2) 171-180 


(3) 517-532 


(2) 287-293 


(4) 560-565 


(4) 565-568 


(4) 623-633 


(1) 71- 82 


(3) 447-458 


(4) 550-554 


(2) 231-245 


(4) 581-584 
(3) 333-348 





644 


Holden, K., P.A. Klein and K. Lahiri, Intro- 
duction 

Hyndman, R., It’s time to move from ‘what’ to 
‘why’ 


Junttila, J., Structural breaks, ARIMA model and 
Finnish inflation forecasts 


Katsuura, M., see Layton, A.P. 

Kennedy, M., see Adya, M. 

Klein, P.A., see Holden, K. 

Koehler, A.B., R.D. Snyder and J.K. Ord, Fore- 
casting models and prediction intervals for the 
multiplicative Holt—Winters method 

Koehler, A.B., The asymmetry of the sAPE mea- 
sure and other comments on the M3-Competi- 
tion 

Krolzig, H.-M., Business cycle measurement in the 
presence of structural change: international 
evidence 


Laaksonen, M.M., see Fullerton Jr., T.M. 

Lahiri, K., see Holden, K. 

Lawrence, M., Why another study? 

Layton, A.P. and M. Katsuura, Comparison of 
regime switching, probit and logit models in 
dating and forecasting US business cycles 

Lebovic, J.H. and L. Sigelman, The forecasting 
accuracy and determinants of football rankings 

Lof, M. and P.H. Franses, On forecasting co- 
integrated seasonal time series 

Loungani, P., How accurate are private sector 
forecasts? Cross-country evidence from consen- 
sus forecasts of output growth 


Makridakis, S. and M. Hibon, Response to the 
commentaries on ‘The M3-Competition: results, 
conclusions and implications’ 

Mason, A., see Grubb, H. 


Onodera, T., see Fukuda, S.-i. 

Ord, J.K., see Koehler, A.B. 

Ord, K., Commentaries on the M3-Competition 
An introduction, some comments and a 
scorecard 

O’Connor, M., W. Remus and K. Griggs, The 
asymmetry of judgemental confidence intervals 
in time series forecasting 


Author Index Volume 17 (2001) 


(3) 329-332 


(4) 568-570 


(2) 203-230 
(3) 403-417 


(2) 143-157 
(3) 329-332 


(2) 269-286 


(4) 570-574 


(3) 349-368 


(2) 171-180 


(3) 329-332 
(4) 574-575 


(3) 403-417 
(1) 105-120 


(4) 607-621 


(3) 419-432 


(4) 581-584 
(1) 71-— 82 


(3) 483-498 
(2) 269-286 


(4) 537-584 


(4) 623-633 


Pascual, L., J. Romo and E. Ruiz, Effects of 
parameter estimation on prediction densities: a 
bootstrap approach 

Pena, D., George Box: An interview with the 
International Journal of Forecasting 

Persand, G., see Brooks, C. 

Persand, G., see Brooks, C. 

Pfann, G.A., Measuring and forecasting asymmet- 
ries in employment cycles with US labor mar- 
ket applications 


Qi, M., Predicting US recessions with leading 
indicators via neural network models 
Queralt, R., see Garcia-Ferrer, A. 


Remus, W., see O’Connor, M. 
Rew, A.G., see Brooks, C. 
Ritson, S., see Brooks, C. 
Romo, J., see Pascual, L. 
Ruiz, E., see Pascual, L. 


Sarantis, N., Nonlinearities, cyclical behaviour and 
predictability in stock markets: international 
evidence 

Sarlan, H., Cyclical aspects of business cycle 
turning points 

Sigelman, L., see Lebovic, J.H. 

Snyder, R.D., see Koehler, A.B. 

Stekler, H., The M-3 Competition: the need for 
formal statistical tests 

Summers, P.M., Forecasting Australia’s economic 
performance during the Asian crisis 


Tashman, L., The M3-Competition and forecasting 
software 

Taylor, J.W., see Bunn, D.W. 

Taylor, N., see Clements, M.P. 

Tkacz, G., Neural network forecasting of Canadian 
GDP growth 


Villani, M., Bayesian prediction with cointegrated 
vector autoregressions 
Visviki, D., see Guha, D. 


West, C.T., see Fullerton Jr., T.M. 
Wicks, A.M., see Gardner Jr., E.S. 


(1) 83-103 


(1) 1l- 9 
(1) 11- 29 
(1) 45- 56 


(3) 433-445 


(3) 383-401 
(3) 517-532 


(4) 623-633 
(1) 31- 44 
(1) 31- 44 
(1) 83-103 
(1) 83-103 


(3) 459-482 
(3) 369-382 
(1) 105-120 
(2) 269-286 
(4) 576-577 
(3) 499-515 
(4) 578-580 
(2) 159-169 
(2) 247-267 
(1) 57- 69 
(4) 585-605 


(3) 447-458 


(2) 171-180 
(2) 287-293 





